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maximize $f(x)= \sum_{n=1}^{N}f_{n}(x_{n})$ (1)
subject to $g_{m}(x)= \sum_{n=1}^{N}g_{mn}(x_{n})\leq b_{m}$ , $m=1,2,$ $\ldots,$ $M$, (2)
$x_{n}\in \mathcal{K}_{n}$ , $n=1,2,$ $\ldots,$ $N$, (3)
, x $=x_{1},x_{2},$ $\ldots,x_{N}$ , $\mathcal{K}_{n}=\{1,2, \ldots, K_{n}\}$ , , $f_{n}(x_{n}),$ $g_{mn}(x_{n})$
, $b_{m}$







$\min\{\mathrm{o}\mathrm{p}\mathrm{t}[\mathrm{S}(u)] : u\in U\}$,
, opt[S(u)] $\mathrm{S}(u)$ ,
$u=(u_{1}, u_{2}, \ldots, u_{M-1})^{T}\in R^{M-1}$ , (5)
$U= \{u\in R^{M-1} : \sum_{m=1}^{M-1}u_{m}\leq 1, u\geq 0\}$ , (6)
, $\mathrm{S}(u)$
maximize $f(x)$ (7)
subject to $\varphi(u, x)\leq\beta$ , (8)
,
$\varphi(u, x)=\sum_{m=1}^{M-1}u_{m}\{g_{m}(x)-g_{M}(x)\}$ \dagger $\mathit{9}M(X)$ , (9)
$\beta=\sum_{m=1}^{M-1}u_{m}\{b_{m}-b_{M}\}+b_{M}$ , (10)














$x^{\mathrm{S}\mathrm{D}}$ , $u_{m}^{\mathrm{S}\mathrm{D}}$ ,
$\overline{\beta}=\sum_{m=1}^{M-1}u_{m}^{\mathrm{S}\mathrm{D}}\{\sum_{n=1}^{N}g_{mn}(x_{n}^{\mathrm{S}\mathrm{D}})-\sum_{n=1}^{N}g_{Mn}(x_{n}^{\mathrm{S}\mathrm{D}})\}+\sum_{n=1}^{N}g_{Mn}(x_{n}^{\mathrm{S}\mathrm{D}})$ . (11)
$\beta$
$\overline{\beta}$ , $\overline{\mathrm{S}}(u^{\mathrm{S}\mathrm{D}})$ :
maximize $f(x)$ (12)
65
subject to $\varphi(u^{\mathrm{S}\mathrm{D}}, x)<\overline{\beta}$ , (13)






IF (x’ ) THEN $f$];EXIT;
ELSE $\overline{\beta}arrow\varphi(u^{\mathrm{S}\mathrm{D}}, x’)$ ;
ENDIF










IF ( ) THEN Step2
IF ( ) THEN $f\mathrm{J}$ ; EXIT;







IF ( ) THEN
IF $(f^{\mathrm{U}\mathrm{B}}=f^{\mathrm{L}\mathrm{B}})$ ;EXIT;
ELSE f$L\mathrm{B}arrow f$( ); \beta ^\leftarrow \beta ( )
ENDIF
ENDIF





maximize - $\sum_{n=1}^{N}(\frac{1}{2}d_{n}x_{n}^{2}-a_{n}x_{n})$ (14)
subject to $\sum_{n=1}^{N}b_{mn}x_{n}\leq b_{m}$ , $m=1,2,$ $\ldots,$ $M$, (15)
$\ovalbox{\tt\small REJECT}\leq x_{n}\leq u_{n}$ , $n=1,2,$ $\ldots,$ $N$, (16)
$x_{n}$ integer, $n=1,2,$ $\ldots,$ $N$, (17)
$d_{n}\in$ [-28, 28], $a_{n}\in$ $[30, 80]$ , $b_{n}\in$ $[1, 13]$ , $n=1,2,$ $\ldots,$ $N$ , $l_{n}$ and $u_{n}\in$
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1: 2 ( $M=3$, N=l )
$\mathrm{F}.flffi S\Leftrightarrow$ $\grave{1}\mathrm{E}\mathrm{U}^{\backslash }\hslash$ MC $\hslash$ $1n\mathrm{r}$
1 110731.0702 $\mathit{1}\mathit{1}\theta \mathit{9}\mathit{2}\theta.\mathit{5}\mathit{5}7\mathit{9}$ 110921.3236
2 120213.2847 $\mathit{1}\mathit{2}\theta \mathit{2}\mathit{1}\mathit{4}\cdot\theta \mathit{5}\mathit{9}\mathit{5}$ 120220.4382
3 106429.0437 $\mathit{1}\theta \mathit{6}\mathit{4}\theta\theta.\mathit{8}\mathit{2}\mathit{2}\mathit{3}$ 106476.5869
4 111874.7812 111 $\mathit{8}7\theta$. 7093 $111922.\alpha 194$
2: 2 ( $M=5$ , $N=1W$)
3: 2 ( $M=5$ , N=5 )
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